
STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND

SCHEDULE OF INVESTED ASSETS
 and  2006

2007 2006

Investments (at fair value)
Cash and cash equivalents

Short-term Fixed Income Pool $ 1,934                    $ 99,334              

Marketable debt and equity securities
Broad Market Fixed Income Pool 159,199,354         63,988,881       
Non-retirement Domestic Equity Pool 155,720,517         82,413,556       
EAFE International Equity Pool 16,196,414           -                        
SOA International Equity Pool 64,088,647           30,818,724       

Total marketable debt and equity securities 395,204,932 177,221,161

Income receivable 4                           272                   

Total invested assets $ 395,206,870 $ 177,320,767

November 30, 2007

Page 1



CURRENT YEAR TO
MONTH DATE

Investment Income
Cash and cash equivalents

Short-term Fixed Income Pool $ 4                      $ 31                   

Marketable debt and equity securities
Broad Market Fixed Income Pool 2,470,023        7,498,242       
Non-retirement Domestic Equity Pool (7,362,903)       (3,161,110)     
EAFE International Equity Pool (546,694)          656,805          
SOA International Equity Pool (493,369)          2,607,389       

Commission Recapture - International -                       -                     
Total income (loss) marketable debt and equities (5,932,943) 7,601,326

Total investment income (loss) (5,932,939) 7,601,357

Total invested assets, beginning of period 401,139,809    400,250,076   

Net contributions (withdrawals) -                       (12,644,563)   

Total invested assets, end of period $ 395,206,870 $ 395,206,870

November 30, 2007

SCHEDULE OF INVESTMENT INCOME
AND CHANGES IN INVESTED  ASSETS

For the Month Ended 

STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND
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Asset Allocation Policy Effective Date:  7/1/07

Fund established 5/24/00

Policy Range Market Values Current Allocation
Current 

Variance
Cash and cash equivalents

Short-term Fixed Income Pool Residual 2 0.00% n/a
Total cash and cash equivalents 0.00% 0% - 2% 2 0.00% n/a

Marketable debt securities
Broad Market Fixed Income Pool 41.00% 36%-46% 159,199 40.28% 0.72%

Total Marketable debt securities 41.00% 159,199 40.28% 0.72%

Equities
Non-retirement Domestic Equity Pool 42.00% 37%-47.% 155,721 39.40% 2.60%
International Equity Pools 17.00% 12%-22% 80,285 20.31% -3.31%

Total investments  AY 13 100.00% 395,206 100.00% 0.00%

Income Receivable -

Total Invested Assets At Fair Value 395,207

STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

INVESTED ASSETS UNDER THE INVESTMENT AUTHORITY OF THE COMMISSIONER OF REVENUE  

POWER COST EQUALIZATION ENDOWMENT FUND

Asset Allocation 

Asset Allocation Policy with Actual Investment Holdings as of
November 30, 2007

(Stated in Thousands)


